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eba European 2025 EU-wide Transparency Exercise

Nederlandse Waterschapsbank N.V.

As of 31/12/2024  As of 31/03/2025 As of 30/06/2025 COREP CODE REGULATION

(mIn EUR, %)

Tier 1 capital - transitional definition C 47.00 (r0320,c0010)

Tier 1 capital - fully phased-in definition 2,299 C 47.00 (r0310,c0010)
Article 429 of the CRR; Delegated Regulation (EU)
2015/62 of 10 October 2014 amending CRR

Total leverage ratio exposures - using a transitional definition of Tier 1 capital 9,596 20,655 C 47.00 (r0300,c0010)

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital 9,596 C 47.00 (r0290,c0010)

Leverage ratio - using a transitional definition of Tier 1 capital 23.96% 11.39% [A.1)/[B.1]

Leverage ratio - using a fully phased-in definition of Tier 1 capital 23.96% [A.2]/[B.2]
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2025 EU-wide Transparencv Exercise
Capital

Nederlandse Waterschapsbank N.V.

(nin 0850

own FuNDs
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Adjustments
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ADDITIONAL TIER 1 CAPITAL (netof deductions and after transitonsl adjstments
ral Tier 1 Capital instruments
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TIER 2 CAPITAL (et of deductions and afte transitional sdjustments)

Capialnstruments

2Capital companents and deductions
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hih: Transtonal adjustments included
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European

eha Banking 2025 EU-wide Transparency Exercise
Authority

Overview of Risk exposure amounts

Nederlandse Waterschapsbank N.V.

RWAs

As of 30/09/2024 As of 31/12/2024 As of 31/03/2025 As of 30/06/2025 COREP CODE
(min EUR, %)

€02.00 (10040, c0010) -[C 07.00 10090, €0220, 5001) + C07.00 (10110, 0220, 5001)+ € 07.00 (19130, c0220, 001 + C 08,01 (10040, 0260,
W 2,779 2,899 5001) + C 08.01 10050, 0260, 5001) + C 0801 (10060, 0260, 5001) + C 801 (10040, 0260, 5002) + € 08.01 (10050, 0260, 5002,) + C
. "’ 08.01 (10060, €0260, 5002) + C 02.00 (10470, c0010) + C 02.00 (0460, c0010]]

Credit risk (excluding CCR and Securitisations)

'C02.00 (10050, c0010)-[C 07.00 (0030, €0220, <001 + C 07.00 (10110, <0220, 5001)- C 07.00 (10130, <0220, s001)]

Of which the standardised approach 2,779 2,899

'C02.00 (10250, c0010) - IC 08.01 (10040, c0260, 5002) + C 0B.01 (0050, <0260, 5002) + C 08.01 (10060, <0260, 5002)]
Of which the foundation IRB (FIRB) approach 0 0

'C02.00 (10310, c0010) - [C 08.01 (10040, <0260, 5001) + C 08,01 (0050, c0260, s001) = C 001 {r0DG0, c0260, s001)]
Of which the advanced IRB (AIRB) approach 0 0

C02.00 (10420, c0010)
Of which equity IRB 0 0

'C07.00 (10090, <0220, 5001] + C07.00 (10110, <0220, 5001} C 07.00 (10130, €020, 5001) + C 08 01 (10040, c0260, 5001) + C 08 01 (10050,
€0260, 5001) + CB.01 (10060, €0260, 5001) + C 08.01 (10040, c0260, 5002) + C 08.01 (10050, cO260, 5002, +  C 0B.01. (1000, c0260,
Counterparty credit risk (CCR, excluding CVA)' 661 556 5002) + € 02.00 (10460, c0010)]

C02.00 (10640, c0010)

Credit valuation adjustment - CVA 1,202 1,388

'C02.00 (10490, c0010)

Settlement risk 0 0

C02.00 (10470, c0010)

Securitisation exposures in the banking book (after the cap) 218 448

'C02.00 (10520, c0010) [+C 002.00.3 (755, <010) +C 002.00.3 (17770, cO10)]

Position, foreign exchange and commodities risks (Market risk)”’ 0 0

'C02.00 (10530, c0010]

Of which the standardised approach 0 0

'C02.00 (10580, c0010) +C 002.00.a (1755, €010)
Of which IMA 0 0

'C19.00 (10010, cO6O1)12.5.+C 20.00 (r0010,0450) 12,5 -MAX(C 24.00(r0010, c0050),C 24.00(0010,c0100),C 24.00(r0010, cO110))*12.5

Of which securitisations and resecuritisations in the trading book 0 0

C02.00 (10680, c0010)

Large exposures in the trading book 0 0

C02.00 (10590, c0010)

Operational risk 489 447

C02.00 (10600, c0010]

Of which basic indicator approach 0

C02.00 (10610, c0010)

Of which standardised approach 489

'€02.00 (10620, €0010]

Of which advanced measurement approach 0

€02.00 (10630, c0010) + € 0200 (10690, c0010) - [C 002.00.a (1755, c010) +C 002.00.:2 (17770, c010)]

Other risk exposure amounts'” 0 0

Total risk exposure amount pre-floor 5738

€02.00 (10035, €0010]
Floor adjustment ’

5,550 5738

" The positions "of which" are for information and do not need to sum up to Credit risk (excluding CCR and Securitisations).

1 On-alance sheet exposures related to Free Deliveries [according to Article 379(1)] have not been included in 'Counterparty Credit Risk (CCR, excluding CVA)" They are instead reported in the 'Credit Risk (excluding CCR and Securitisations)'section.

¥ In response to changes to the reporting framework, certain RWEA arising from market risks, previously presented under ‘Other risk exposure amounts', are presented in the row 'Position, foreign exchange and commodities risks (Market risk)'starting from March 2025,



b European
Banki . .
e Ratharity 2025 EU-wide Transparency Exercise
Market Risk

Nederlandse Waterschapsbank N.V.

INCREMENTAL DEFAULT AND INCREMENTAL DEFAULT
VaR (Memorandum item) STRESSED VaR (Memorandum item) MIGRATION RISK CAPITAL  ALL PRICE RISKS CAPITAL CHARGE FOR CTP VaR (Memorandum item) STRESSED VaR (Memorandum item) AND MIGRATIONRISK  ALL PRICE RISKS CAPITAL CHARGE FOR CTP
CHARGE

CAPITAL CHARGE

MULTIPLICATION TOTALRISK MULTIPLICATION TOTALRISK
TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT MULTIPLICATION EXPOSURE  MULTIPLICATION EXPOSURE
FACTOR (ms) x FACTOR (ms) x
PREVIOUS DAY AVERAGE OF LATEST AVAILABLE (SVaRt- 12 WEEKS 12 WEEKS LAST AMOUNY EACTOR () PREVIOUS DAY (VaRt- AVERAGE OF LATEST AVAILABLE 12 WEEKS AS 12 WEEKS LAST AMOUNT
@ AVERAGE LAST MEASURE FLOOR AVERAGE /AVERAGE OF PREVIOUS @ AVERAGE FLOOR AVERAC
(VaRt-1) PREVIOUS 60 1) MEASURE MEASURE  MEASURE

Last
GE
60 WORKING DAYS gl PREVIOUS 60 (sVaRe-1) veasune | MEASURE enone | MEASURE

FACTOR (mc) x
AVERAGE OF PREVIOUS
60 WORKING DAYS
(VaRavg)
(min EUR)

WORKING DAYS F, WORKING DAYS
(SVaRave) < (SVaRav)
Asof 30/09/2028 Asof 31/12/2028 Asof 30/09/2024 Asof31/12/2024

Of which: Specific isk
Foreign exchange
Commodities risk

tal

As of 31/03/2025 As of 30/06/2025 As of 31/03/2025

As of 30/06/2025
Traded Debt Instrum
Of which: General
Of which: Specific
Equities
ich: General
Of which: Specific risk

Foreign exchange
Commodities risk

Market risk template does not include CIU positions under the particular approach for position risk in CIUs (Articles 348(1), 350 (3) c) and 364 (2) a) CRR)- For internal model banks, it also does not include certain add-ons imposed by the sup

110 CRR). Both the own fund requirements for these CIU positions and

add-on for internal template.



Eurapean
eha Saneng, 2025 EU-wide Transparency Exercise
CrdltRisk - Standardised Approach

Nederlandse Waterschapsbank N.V.

P——

As of 30/09/2028

Consolidated data - on immovabl oroserty and ADC swmosares

As of 31/12/2028

-

Countris ik o o xsosr. o 5of s s

Standardi
2 of 30/09/2020

original posure [rp—

NETHERLANDS. bl sronery and ADC sumorares

ed Approach

As of 31/12/2020

[rp—




Eurapean
eha Saneng, 2025 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Nederlandse Waterschapsbank N.V.

As of 31/03/2025
origna Bxpos " Jue adjustments and provisions Exposure Vaue exposure amount

Consolidated data on immovabl oroaer and ADC swoo

Standardised Approach

asof 31/03/2025 As of 30/06/2025

original Expos S —— . e

NETHERLANDS. on immovsbl oroasr and ADC sumorures




European

Eha ﬁz?hk;?ﬁy 2025 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Nederlandse Waterschapsbank N.V.

Original Exposure

Of which:
(min EUR, %) defaulted

Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME
Retail
Retail - Secured on real estate property
Retail - Secured on real estate property - Of Which: SME
Consolidated data Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME
Equity
Collective Investments Undertakings (CIU)

As of 30/09/2024

Risk exposure amount
Exposure

Value
Of which:

defaulted

IRB Approach

()

Value Original Exposure
adjustments
and provisions Of which:

defaulted

As of 31/12/2024

Risk exposure amount Value
Exposure

adjustments
Value

Of which: and provisions
defaulted

Other non credit-obligation assets

IRB Total ®)

™ Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques
(e.g. substitution effects).

@ Incl. RGLAs and PSEs from Q1 2025

¥ IRB Total does not include the Securitisation position unlike in the results prior to the 2019 exercise.




European

Eha ﬁz?hk;?ﬁy 2025 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Nederlandse Waterschapsbank N.V.

IRB Approach

As of 31/03/2025 As of 30/06/2025

Original Exposure ! Risk exposure amount Value Original Exposure Risk exposure amount Value

Exposure N Exposure N
value @ adjustments Value adjustments
alue s e
Of which: Of which:  and provisions Of which: Of which;  and provisions

(min EUR, %) defaulted defaulted defaulted defaulted

Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME
Retail
Retail - Secured on real estate property
Retail - Secured on real estate property - Of Which: SME
Consolidated data Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME
Equity
Collective Investments Undertakings (CIU)
Other non credit-obligation assets

IRB Total ®)

™ Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques
(e.g. substitution effects).

@ Incl. RGLAs and PSEs from Q1 2025

¥ IRB Total does not include the Securitisation position unlike in the results prior to the 2019 exercise.



European
e Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Nederlandse Waterschapsbank N.V.
As of 31/12/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

(mln EUR)

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of non- exposure amount
derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region
financial assets

Nominal
of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets at
designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount
through profit or loss comprehensive income

of which: Financial assets held
for trading

Austria

Belgium

Cyprus

Crech Republic

Denmark

Estonia
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eh Banking
Authority

2025 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Nederlandse Waterschapsbank N.V.

As of 31/12/2024

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted

Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative

Residual Maturity Country / Region G e

financial assets
Nominal

. : of which: Financial assets  of which: Financial assets at fair R
of which: Financial assets held of which: Financial assets at
for trading designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

Finland

France

o
of
of
of

Germany M
of
o
o

Croatia

Greece

Hungary

Ireland.

aly
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e Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Nederlandse Waterschapsbank N.V.
As of 31/12/2024

Direct exposures

(min EUR) On balance sheet erivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of non- exposure amount
derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region
financial assets

Nominal
R of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
e designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount
& through profit or loss comprehensive income

Latvia

Lithuania

Luxembourg

Malta

To-3m1 T522 T522
13m-1v1 4757 4757
fv-2v( 3578 3578
r2v-3v1 Netheriands 2657 2,657
13y-svl 3727 3727
IsY- 1071 7,758, 7758,
110¥ - more 33,149 33149

Total 57,138, 57,148

553

Poland

Portugal

Romania
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Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Nederlandse Waterschapsbank N.V.
As of 31/12/2024

Direct exposures

(min EUR) On balance sheet erivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of non- exposure amount

Total gross carrying amount of non-derivative  * - o e o
G e derivative financial assets (net

Residual Maturity Country / Region
financial assets

Nominal
e of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
for trading designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

Slovakia

Slovenia

Spain

Sweden

United Kingdom

Iceland

Liechtenstein

Norway

Total
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e Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Nederlandse Waterschapsbank N.V.
As of 31/12/2024

Direct exposures

(min EUR) On balance sheet erivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of non- exposure amount

Total gross carrying amount of non-derivative  * - o e o
G e derivative financial assets (net

Residual Maturity Country / Region
financial assets

Nominal
R of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
e designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount
& through profit or loss comprehensive income

Australia

Canada

Hong Kong.

Japan

china

Switzerland

T2v-3v1 Other advanced economies non




European
Banking
Authority

eha

Residual Maturity

(mln EUR)

Country / Region

Other Central and eastern Europe.
countries non EEA

2025 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Nederlandse Waterschapsbank N.V.

As of 31/12/2024

Direct exposures

On balance sheet

Non-derivative financial assets by accounting portfolio

Total carrying amount of non-
derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative
financial assets

of which: Financial assets
lesignated at fair value
through profit or loss

of which: Financial assets at fair
value through other
comprehensive income

of which: Financial assets held
for trading

of which: Financial assets at

Derivatives

Derivatives with positive fair value

Carrying amount Notional amount

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Nominal

Carrying amount Notional amount

Middle East

Latin America and the Caribbean

Africa

Others™

Notes and definitions

this template. . from COREP template C 33, introduced with the reporting f K Jicable for reports s of 31 March 2015.

¢ exposures of at least 1% of total “Debt securities and loans receivables”. Country of breakdown s only available for institutions that hold non-domestic sovereign exposures of 10% or

(2) The exposures reported cover only exposures to central,regional and local basis, to other counterparts with fullor partial government guarantees
(3) The banks disclose the exposures in the "Financial assets held for trading” portfolio after offsetting the cash short positions having the same maturites

e Where the

the positions

@ s (i COS, booked in all th balance sheet). Irrespective of d
the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not (other than 8 or partial by central,
not the Transp:
Regions

Other advanced non-EEA: srael, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan
Other CEE non-EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti, Iran, Irag, Jordan, Kuwat, Leb: United Arab Emirates and Yemen

Libya, Oman, Qatar, Saudi Arabia, Sud:

1 and local governments

is not met, agaregate "Others".

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, €l Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . Kitts and Nevis, St Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe, Martinique, Puerto Rico, Saint Barthélemy, Turks And

Caicos lslands, Virgin slands (British), Virgin lsands (US.).

Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, The Democratic Republic Of The Congo, Céte D'ivoire, Equatorial Guines, Eitrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwand;
b

Swaziland, Tanzania, Togo, U d Tunisia.

(6) The columns "Total g [
& ‘Other’

of short positions)’ et basis, whilst the related ‘of which' positions present information on a gross basis.

reported Total the breakdown of [ and g i the calculation we. the order of e04.

(8) Information on Non-derivative financial assets by accounting portfolo s not included for Institutions applying NGAAP.

Tome And Pr Leone, South Sudan,
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Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Nederlandse Waterschapsbank N.V.
As of 30/06/2025

Direct exposures

Derivatives Off balance sheet

(min EUR) On balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
exposure amount

Total carrying amount of non-

derivative financial assets (net
of short positions)
Nominal

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets
of which: Financial assets  of which: Financial assets at fair
designated at fair value value through other
through profit or loss comprehensive income

of which: Financial assets held of which: Financial assets at

for trading

Carrying amount Notional amount Carrying amount Notional amount

Austria

Belgium
e &) 86

r2v-3v1 Cyprus

r2v-3v1 Crech Republic

Denmark

Estonia
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Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Nederlandse Waterschapsbank N.V.
As of 30/06/2025

Direct exposures

On balance sheet Derivatives Off balance sheet

(mln EUR)

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative

Residual Maturity Country / Region G e

financial assets
Nominal

. : of which: Financial assets  of which: Financial assets at fair R
of which: Financial assets held of which: Financial assets at
for trading designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

Finland

France

Germany

Croatia

Greece

Hungary

Ireland.

aly
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Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Nederlandse Waterschapsbank N.V.
As of 30/06/2025

Direct exposures

(min EUR) On balance sheet erivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of non- exposure amount
derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region
financial assets

Nominal
R of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
e designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount
& through profit or loss comprehensive income

Latvia

Lithuania

Luxembourg

Malta

To-3mT 2,016| 2016
13m-av1 4369 4869
r1y-2vi 3359 3359
Netherlands 1931 1931
13v-5v1 3719 3719

I5Y- 1071 7,538] 7538
110V - more 32,210 32210
Total 55,641 55,641

157 70;

Poland

Portugal

Romania




European
e Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Nederlandse Waterschapsbank N.V.
As of 30/06/2025

Direct exposures

(min EUR) On balance sheet erivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of non- exposure amount

Total gross carrying amount of non-derivative  * - o e o
G e derivative financial assets (net

Residual Maturity Country / Region
financial assets

Nominal
e of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
for trading designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

Slovakia

Slovenia

Spain

Sweden

United Kingdom

Iceland

Liechtenstein

Norway

Total




European
e Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Nederlandse Waterschapsbank N.V.
As of 30/06/2025

Direct exposures

(min EUR) On balance sheet erivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of non- exposure amount

Total gross carrying amount of non-derivative  * - o e o
G e derivative financial assets (net

Residual Maturity Country / Region
financial assets

Nominal
R of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
e designated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount
& through profit or loss comprehensive income

Australia

Canada

Hong Kong.

Japan

china

Switzerland

T2v-3v1 Other advanced economies non




European
e a Banking
Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Nederlandse Waterschapsbank N.V.
As of 30/06/2025

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted

Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region
financial assets

Nominal
. . of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
for trading lesignated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

r2v-3v1 Other Central and eastern Europe.
13y-svl countries non EEA

Middle East

Latin America and the Caribbean

Africa

Others™

Notes and definitions

this template. . from COREP template C 33, introduced with the reporting f K Jicable for reports s of 31 March 2015.

¢ exposures of at least 1% of total “Debt securities and loans receivables”. Country of breakdown is oy available for nstitutions that hold non-domestic sovereign exposures of 10% or more- Where the is not met, agaregate "Others".

(2) The exposures reported cover only exposures to central,regional and local basis, to other counterparts with fullor partial government guarantees
(3) The banks disclose the exposures in the "Financial assets held for trading” portfolio after offsetting the cash short positions having the same maturites

@ s (i COS, booked in all th balance sheet). Irrespective of d the positions
the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not (other than 8 or partial by central, 1 and local governments.

not the Transp:

Regions
Other advanced non-EEA: srael, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan

Other CEE non-EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti Iran, Irag, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sud United Arab Emirates and Yemen

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, €l Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . Kitts and Nevis, St Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe, Martinique, Puerto Rico, Saint Barthélemy, Turks And
Caicos lslands, Virgin slands (British), Virgin lsands (US.).

Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, The Democratic Republic Of The Congo, Céte D'ivoire, Equatorial Guines, Eitrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, $20 Tome And Pr hell Leone, South Sudan,
Swaziland, Tanzania, Togo, U b d Tunisia.
(6) The columns "Total 4 (netof short positions)” et basis, whilst the related ‘of which' positions present information on a gross basis.

(7) The values for the ‘Other’ bucket s calculated subtracting from the reported Total the breakdown of the listed countries. As a resultof precision and rounding in the calculation we accept an approximation in the order of e0d.
(8) Information on Non-derivative financial assets by accounting portfolo is not ncluded for insttutions applying nGAAP.



